Knowledge discovery in time series databases.
Adding the dimension of time to databases produces time series databases (TSDB) and introduces new aspects and difficulties to data mining and knowledge discovery. In this correspondence, we introduce a general methodology for knowledge discovery in TSDB. The process of knowledge discovery in TSDR includes cleaning and filtering of time series data, identifying the most important predicting attributes, and extracting a set of association rules that can be used to predict the time series behavior in the future. Our method is based on signal processing techniques and the information-theoretic fuzzy approach to knowledge discovery. The computational theory of perception (CTP) is used to reduce the set of extracted rules by fuzzification and aggregation. We demonstrate our approach on two types of time series: stock-market data and weather data.